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Ms. Jocelyn Boyd PO -
Chief Clerk and Administrator ¢ Jlij i lﬂ_
Public Service Commission of South Carolina /E‘;: = 1V
101 Executive Center Drive, Suite 100 T £ (.

Columbia, South Carolina 29210i

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end October
31,2012,

If you have any questions, please feel free to contact me.
Sincerely,

R

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piedmont Row Drive +« Charlotte, NC 28210
piedmontng.com



ZLAd Uco0y pue Auaoy BuiBpoH 03

%0000'0 %0000'0 %0000°'0 %0000°0 %0000°0 %0000'0 %0000'0 %0000°0 %0000°0 %0000°0 %0000°0 %0000°0 0)BJ LWNJAJ POMOY|E [ENULY
- s - s - § - s - B r & = 5 "= - § = § - s - $
%0000 0 %0000 0 %0000 0 %00000 %00000 %00000 %0000 0 %0000 0 %0000 0 %00000 %00000 %0000 0 Lpuow oy} Joj vies wmay
SO'SEB'YT $ 089 $ 08'918'2Z $ ssveL'iz $ soZov $ SS¥BLLT § Sr'09E've $ S0'sse'8 0E'6HY'VE $ 08'S0L'L6 § €e0zT'sy $ 80'9ER'L9 $ Lpuow oy Joj soueleq “Bay
‘uonenale) Jsalau|
= - 2 = - = = - - - - - ©2UBIOYIC / GNP BoUR|Rg S5O| “jeg D
000 000 000 000 000 000 000 000 000 000 000 000 esuejeg /9
000 00’0 000 000 000 000 000 000 000 000 000 000 Jajsuen Jeye enp aauejeg
(0L'0/8'6¥) (09gL) (09'ee9'ss) {oL'695'er) (oL'vo8) (0L'695'cY) (06'0Z£'881) (orore'zt) (0o'8e8'89) (09'LLp'eBL) (99°07%'96) (oL'99'sEL) 100Y pauajag yOESZ O} JojsuesL
0L'0/8'6F 09'el 09'2€89'6S OL'B9S'EY 0L'v08 0L'695'Ey 06'0Z.'89L 0LoLELL 09'8£8'89 09'LLE'EsL 99'0v+'96 91'9/9'seL Aueduwiod/(ewoisno) enp eaueled
= = . = - - = - - - - = pajejnojes wmay
0L'0/8°6F 09°¢l 09'2€9'GS 0L'695'EY OL'¥08 0L'60S'EY 06'0Z2'89L OL'0LE'LL 09'8€8'89 09'LLFESL 99'0v¥'06 0L'929'5EL 150J01U) 0J0jOq BouR|eg
09°€lL 09°EL 09l 09°E} 09'EL 09'El 06°LL 09°¢l 09°EL 09EL LTI oLzl 440
(9 000 000 oo'o ooo 000 ‘1008 9BesoN0.q WOl 15es0IU|
&) - - = - . « - - - = - - 5004
() - - - - - - - - - - - - sod WoJj speedold
XIWAN s3diosoy
o
05°08L - 0o'L8s'L 05064 05'062 05'062 0S'064 05064 05°062 05°06. * 00'185'L 004 00jAOS
{€) - - - - - - - - - - - - juawalnbay uiBien
z) oo0ger - 00689 00's9 - 0059 05'896'L 00'g8L 05654 0s'zeL't 05'82L 00'eee't s994
(1) oooss'ar i 00'0SH'eS 00'00£'ZY “ 00°00€'2¥ 00'086'59L oo'oze'st 00'SLZ'L9 00'528'03L 00'002'56 00°052'2EL wnjwaid uoRdo
JiSu| [eueUld JO 9SBYING
XIAWAN :seinyipuedxy
(8) = - - - = - - - - - - - suonisod WoJ) spaadtly
210 'sydiesoy
Juawasnbay wbiep
(2) - - - - - - - - - - - - wniwalg uondo
“J1sU| [elouRUld JO BSBYDING
210 :sanjpuadxy
- g % g = § @ § = 3 5] $ - 4§ - - S - (3 - $ - % ooueeg BujuuBag
Z1-19G0P0 ZL-Ioqua|dos FAR B Zv Nnf Zioeunr ZHRER Zioz vay ZT0Z WIen Zlog Merugeg Zioz Kenuer 1102 79quaseg  TTOZ JoquionoN o8

(8902X) LOL6L# 10OV
wesbosg BuilbpoH-122y pauojeq
Auedwo?) seo) [eJmEN juowpald



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

October 2012
7 A
14 A
11 A
32 YofAs
15.50 Commission and Fees rate
2 496.00 Total Commission and Fees (Expenditures)
10,958.50 B
21,217.00 B
16,890.50 B
49,066.00 FofB's
)] 496.00 Less: Fees (Expenditures)
(1 48,670.00 Option Premium
Activity in Account
Debits (D) Credits (C)
10,958.50
10,958.50
21,217.00
16,890.50
38,107.50
Y of D's 49,066.00 49,066.00 3 ofC's

49,066.00 ¥ofCs
(49,066.00) ¥ of D's
(3) - P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month
- P&L and Cash Activity

E
E
® Y of E's
156.560 Commission and Fees rate
(5) - Total Fees (Receipts)

(4) - Proceeds from positions (Receipts)
(5) - Total Fees (Receipts)
- Futures P&L per ADM statement

(6) - Interest from ADM

G:\GasAccounting\GASACC\HEDGING\HEDGING\Detail for SC ADM and BP activity.xls / OCT 12 ADM
12/28/2012 2:06 PM



DATE
10/01/2
10/02/2
10/03/2
10/03/2
10/04/2

10/29/2
10/29/2

* * * Kk Kk * * * Kk *

10/03/2

10/03/2

5/31/2

1/17/2

3/06/2

2/29/2

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

* * * * * * *

LONG/BUY SHRT/SELL

T

14
11

10

* Kk * * X &

14
14*

11
11%

30
30*

12
12+*

12
12*

34
34%

ADM INVESTOI

YOUR

ACTIVITY THTIS

DESCRIPTION

CALL OCT 13 NYM NAT GAS E 5150

WIRE
WIRE

TRANSFER REC
TRANSFER RECEIVED

E
E

4250
4300

FEB 13 NYM NAT GAS
MAR 13 NYM NAT GAS

CALL
CALL

WIRE
WIRE

TRANSFER REC
TRANSFER RECEIVED

5100
5500

NOV 12 NYM NAT GAS
NOV 12 NYM NAT GAS

E
E

CALL
CALL
IN Y OUR

POSITIONS

CALL FEB 13 NYM NAT GAS E 4250
OPTION MARKET VALUE

EXPIRE 1/28/13

AVERAGE LONG: .15000

LAST TRADE DATE: 1/28/13

CALL MAR 13 NYM NAT GAS E 4300
OPTION MARKET VALUE

EXPIRE 2/25/13
AVERAGE LONG: .15200
LAST TRADE DATE: 2/25/13

CALL JUN 13 NYM NAT GAS E 4350
OPTION MARKET VALUE

EXPIRE 5/28/13

AVERAGE LONG: .14100

LAST TRADE DATE: 5/28/13
CALL DEC 12 NYM NAT GAS E 4400
OPTION MARKET VALUE
EXPIRE 11/27/12
AVERAGE LONG: .14100

LAST TRADE DATE: 11/27/12

CALL MAR 13 NYM NAT GAS E 4400
OPTION MARKET VALUE

EXPIRE 2/25/13
AVERAGE LONG: .13600
LAST TRADE DATE: 2/25/13

CALL MAR 13 NYM NAT GAS E 4450
OPTION MARKET VALUE

EXPIRE 2/25/13

AVERAGE LONG: .13500

LAST TRADE DATE: 2/25/13

SERVICI

STATEMENT DATE:

ACCOUNT NUMBER:

SALESMAN NUMBER:

INTRODUCED BY:

OCT 31, 2012
121 X2068
121 X121

RBC*WEALTH-MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

MONTH * *

EX PRICE/LEGND CC

o} NET PREM US

WIREREC US

c NET PREM US

e NET PREM US

WIREREC US

c EXPIRE US

c EXPIRE US

ACCOUNT

c .1500 US
.1217

c .1520  US
.12095

C .1410 US
.1819

c .1410 U8
.0075

c .1360  US
.1085

c .1350 US
L0991

*

* * % ¥ * * * * * *x * *

* %* * * * * ¥ * * *

DEBIT CREDIT
10,958.50
10,958.50
21,217.00
16,8590.50
38,107.50
.00
.00

* *x * Kk *

17,038.00
17,038.00%*

14,245.00
14,245.00%

54,570.00
54,570.00%

900.00
900.00%*

13,020.00
13,020.00%

33,694.00
33,694.00%

*



PAGE

DATE

1/31/2

4/02/2

4/30/2

2/01/2

1/18/2

8/06/2

8/06/2

8/31/2

2

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

LONG/BUY SHRT/SELL

43
43 *

72
72%

55
H5*

15
15*

12
12+%

13
13~*

18
18*

ADM INVESTOR

DESCRIPTION

CALL FEB 13 NYM NAT GAS E 4500
OPTION MARKET VALUE

EXPIRE 1/28/13
AVERAGE LONG: .15750
LAST TRADE DATE: 1/28/13

CALL APR 13 NYM NAT GAS E 4500
OPTION MARKET VALUE

EXPIRE 3/25/13
AVERAGE LONG: .13500
LAST TRADE DATE:  3/25/13

CALL MAY 13 NYM NAT GAS E 4500
OPTION MARKET VALUE

EXPIRE 4/25/13
AVERAGE LONG: ,12500
LAST TRADE DATE: 4/25/13

CALL FEB 13 NYM NAT GAS E 4550
OPTION MARKET VALUE

EXPIRE 1/28/13

AVERAGE LONG: .14250

LAST TRADE DATE: 1/28/13
CALL JAN 13 NYM NAT GAS E 4650
OPTION MARKET VALUE
EXPIRE 12/26/12
AVERAGE LONG: .13750

LAST TRADE DATE: 12/26/12
CALL AUG 13 NYM NAT GAS E 4650
OPTION MARKET VALUE
EXPIRE 7/26/13
AVERAGE LONG: .14500

LAST TRADE DATE: 7/26/13

CALL AUG 13 NYM NAT GAS E 4700
OPTION MARKET VALUE

EXPIRE 7/26/13
AVERAGE LONG: .14200
LAST TRADE DATE: 7/26/13

CALL SEP 13 NYM NAT GAS E 4700
OPTION MARKET VALUE

EXPIRE 8/27/13
AVERAGE LONG: .13800
LAST TRADE DATE: 8/27/13

SERVICES, INC. s wholly owned sub

EX

c

idiary of the Archer

DA

STATEMENT DATE: OCT 31, 2012
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY:
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

RBC-WEALTH : MANAGEMENT

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

PRICE/LEGND CC DEBIT
L1575 us
L0725
.1350 Us
.0947
.1250 Us
LT
.1425 Us
L0652
L1375 us
.0251
.1450 Us
L1679
.1420 Us
.1576
.1380 Us
.1805

CREDIT

31,175.00
31,175.00*

68,184.00
68,184.00*

64,735.00
64,735.00%

9,780.00
9,780,00%

3,012.00
3,012.00%*

11,753.00
11,753.00%*

20,488.00
20,488.00%

32,490.00
32,490.00*



PAGE

DATE

7/02/2

1/03/2

1/03/2

12/13/1

12/01/1

10/01/2

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

LONG/BUY SHRT/SELL

30
30*

36
36%*

12
12%

12
12+*

35
35>

1. BEGINNING ACCT BALANCE

2. P&L

AND CASH ACTIVITY

3. ENDING ACCT BALANCE
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
11, CONVERTED ACCT VALUE US

DESCRIPTION

CALL JUL 13 NYM NAT GAS E 4750
OPTION MARKET VALUE

EXPIRE 6/25/13

AVERAGE LONG: .14100

LAST TRADE DATE: 6/25/13
CALL JAN 13 NYM NAT GAS E 4800
OPTION MARKET VALUE
EXPIRE 12/26/12
AVERAGE LONG: .17000

LAST TRADE DATE: 12/26/12
CALL JAN 13 NYM NAT GAS E 4900
OPTION MARKET VALUE
EXPIRE 12/26/12
AVERAGE LONG: .15400

LAST TRADE DATE: 12/26/12
CALL DEC 12 NYM NAT GAS E 5000
OPTION MARKET VALUE
EXPIRE 11/27/12
AVERAGE LONG: .15000

LAST TRADE DATE: 11/27/12
CALL DEC 12 NYM NAT GAS E 5100
OPTION MARKET VALUE
EXPIRE 11/27/12
AVERAGE LONG: .22200

LAST TRADE DATE: 11/27/12

CALL OCT 13 NYM NAT GAS E 5150
OPTION MARKET VALUE

EXPIRE 9/25/13
AVERAGE LONG: .15500
LAST TRADE DATE: 9/25/13

*k*x SEG USD *#*#%
.00

.00

.00

49,066.00-
429,958.00

429,958.00
429,558.00

SERVICES, INC. : L

EX

c

1 wholly owned subsidiary of the Archer D

STATEMENT DATE: OCT 31, 2012
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY:
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

RBC-WEALTH* MANAGEMENT

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

PRICE/LEGND CC DEBIT
.1410 us
.1259
.1700 US
.0168
.1540 us
.0129
L1500 us
L0006
.2220 us
.0004
,1550 Us
.1328

CREDIT

37,770.00
37,770.00%

6,048.00
6,048.00*

1,548.00
1,548.00%

72.00
72.00*

140.00
140.00*

9,296.00
9,296.00%



STATEMENT DATE: OCT 31, 2012
ACCOUNT NUMBER: 121 X2068
PAGE 4 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC+WEALTH* MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU

ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

*#*% CURRENT MONTH *** *** YEAR-TO-DATE ***

OPTION PREMIUM us 49,066.00- 623,701.50-

* * * % *x kx * * % * * * * kx % * *x k k *k *k *k *k * *k * *k * * * &k

*
FOR 2011 TAX INFORMATION, VISIT OUR WEBSITE AT ¥
HTTP://WWW.ADMIS.COM/TAXFAQ.HTM ¥

*

* * % k k Kk *k * * *k k *x * *k * * * * * & * * * * *k * * * * * *

* % * %




Open Positions - South Carolina

Report as of 10/31/2012 Close

MVt 6 Strike/Fixed | Purchase Purchase Trate! RYMEN gt Vaiso ve;
Period Tool Counterparty | Trade Date| Purchased ] . Expiration Market | Market Value | Current Market
Price Price |Cost/Proceeds 3
Per Month Date Price Value
Dec-12 Call NYMEX 12/1/2011 350,000 $5.10 $0.2220 $77,700  11/27/2012 E $0.0004 $140 ($77,560)
Dec-12 Call NYMEX 12/13/2011 120,000 $5.00 $0.1500 $18,000 11/27/2012 E $0.0006 $72 ($17.928
Dec-12 Call NYMEX 1/17/2012 120,000 $4.40 $0.1410 $16,920 11/27/2012 E $0.0075 $900 ($16,020)
Jan-13 Call NYMEX 1/3/2012 120,000 $4.90 $0.1540 $18,480 12/26/2012 E $0.0129 $1,548 ($16,932)
Jan-13 Call NYMEX 1/3/2012 360,000 $4.80 $0.1700 §61,200 12/26/2012 E $0.0168 $6,048 ($55,152)
Jan-13 Call NYMEX 1/18/2012 120,000 $4.65 $0.1375 516,500 12/26/2012 E $0.0251 $3,012 ($13,488)
Feb-13 Call NYMEX 1/31/2012 430,000 $4.50 $0.1575 $67,725 01/28/2013 E $0.0725 $31,175 ($36,550)
Feb-13 Call NYMEX 2/1/2012 150,000 $4.55 $0.1425 $21,375 01/28/2013 E $0.0652 $9,780 ($11,595)
Feb-13 Call NYMEX 10/3/2012 140,000 $4.25 $0.1500 $21,000 01/28/2013 E $0.1217 $17,038 ($3,962)
Mar-13 Call NYMEX 2/29/2012 340,000 $4.45 $0.1350 $45,900 02/25/2013 E $0.0991 $33,694 ($12,206)
Mar-13 Call NYMEX 3/6/2012 120,000 $4.40 $0.1360 $16,320  02/25/2013 E $0.1085 $13,020 ($3,300)
Mar-13 Call NYMEX 10/3/2012 110,000 $4.30 $0.1520 $16,720 02/25/2013 E $0.1295 $14,245 ($2,475)
Apr-13 Call NYMEX 4/212012 720,000 $4.50 $0.1350 $97,200 03/25/2013 E $0.0947 $68,184 ($29,016)
May-13 Call NYMEX 4/30/2012 550,000 $4.50 50.1250 $68,750 04/25/2013 E $0.1177 $64,735 (54,015
Jun-13 Call NYMEX 5/31/2012 300,000 $4.35 0.1410 $42,300 05/28/2013 E 50.1819 $54,570 $12,270
Jul-13 Call NYMEX 7/2/2012 300,000 $4.75 $0.1410 $42,300 06/25/2013 E $0.1259 $37,770 (54,530)
Aug-13 Call NYMEX 8/3/2012 130,000 $4.70 $0.1420 $18,460 07/26/2013 E $0.1576 $20,488 §2,028
Aug-13 Call NYMEX 8/6/2012 70,000 $4.65 $0.1450 $10,150 07/26/2013 E $0.1679 $11,753 $1,603
Sep-13 Call NYMEX 8/31/2012 180,000 $4.70 $0.1380 24,840 08/27/2013 E $0.1805 $32,490 $7,650
Oct-13 Call NYMEX 10/1/2012 70,000 $5.15 $0.1550 $10,850 09/25/2013 E $0.1328 $9,296 ($1,554)
SUMMARY: 4,800,000 $712,690 $429,958 ($282,732))




South Carolina

Report as of 10/31/2012 Close

Period

Original Purchase

Realized Value

Net Value Realized

Cost/Proceeds _ Gain or (Loss)
Closed Positions - May-2002/April-2003 Review $949,450 $2,424,270 $1,474,820
Closed Positions - May-2003/April-2004 Review $1,065,640 $400,810 ($664,830)
Closed Positions - May-2004/April-2005 Review $851,680 $795,290 ($56,390)
Closed Positions - May-2005/April-2006 Review $2,463,690 $4,925,500 $2,461,810
Closed Positions - May-2006/April-2007 Review $3,369,220 ($1,385,730) ($4,754,950)
Closed Positions - May-2007/April-2008 Review $2,908,420 $1,159,981 ($1,748,439)
Closed Positions - May-2008/April-2009 Review $3,446,030 ($6,147,835) ($9,593,865)
Closed Positions - May-2009/April-2010 Review $3,599,735 ($12,587,530) ($16,187,265)
Closed Positions - May-2010/April-2011 Review $2,240,760 ($3,938,546) ($6,179,306)
Closed Positions - May-2011/April-2012 Review $1,339,250 $0 ($1,339,250)
Closed Positions - May-2012/November-2012 Review $472,910 50 ($472,910)
Total Closed Positions Review Periods $22,7/06,/85 (514,353,790) ($37,060,575)
Open Positions Total $712,690 429,958 ($282,732)
Closed/Open Postion TOTALS S5 410,475 (513,023,832) $37,343,307)




South Carolina May-2012/November-2012 Review
Report as of 10/31/2012 Close

Period Tool Counter |Qriginal Trade Purr::"lﬂ?e‘:isper Strike_IFixed Purc.hase Purchase E:;:iar::;n Explr.aﬂon Realized Net V_alue Realized Fees
party Date Month Price Price Cost/Proceeds Date Price Value Gain or (Loss)

May-12 Call NYMEX 5/9/2011 110,000 $5.70 $0.1820 $20,020| 04/25/2012 E $0.000 0 ($20,020) 170.50
May-12 Call NYMEX 6/24/2011 120,000 $5.45 $0.1830 21,9680| 04/25/2012 E $0.000 0 ($21,960) 186.00
May-12 Call NYMEX 8/8/2011 110,000 $5.15 $0.1700 18,700| 04/25/2012 E $0.000 $0 (518,700) 170.50
May-12 Call NYMEX 8/25/2011 120,000 $5.00 $0.1650 19,800 04/25/2012 E $0.000 $0 ($19,800) $186.00
May-12 Call NYMEX 10/25/2011 110,000 $4.55 $0.1550 17,050) 04/25/2012 E 0.000 S0 (517,050) 170.50
Jun-12 Call NYMEX 6/17/2011 70,000 $5.70 0.1940 $13,580] 05/25/2012 E 0.000 0 ($13.580) 108.50
Jun-12 Call NYMEX 8/8/2011 70,000 5.20 0.1800] $12,600] 05/25/2012 E 0.000 0 ($12,600), 108.50
Jun-12 Call NYMEX 8/23/2011 80,000 5.10 0.1750 $14,000] 05/25/2012 E $0.000, 0 ($14,000) 5124.00
Jun-12 Call NYMEX 9/26/2011 70,000 4.95 $0.1630 $11.410] 05/25/2012 E $0.000 S0 (511.410) $108.50
Jun-12 Call NYMEX 11/2/2011 70,000 4.50 $0.1425 $8,975| 05/25/2012 E $0.000 $0 ($9,975) $108.50
Jul-12 Call NYMEX 711212011 80,000 5.75 $0.1850 14,800| 06/26/2012 E $0.000 S0 (514,800) $124.00
Jul-12 Call NYMEX 8/10/2011 70,000 5.45 $0.1750 12,250| 06/26/2012 E $0.000 $0 (512,250) $108.50
Jul-12 Call NYMEX 8125/2011 80,000 $5.20 $0.1750 14,000( 06/26/2012 E $0.000 $0 (514.,000) $124.00
Jul-12 Call NYMEX 10/14/2011 70,000 $5.00 $0.1650 $11,550| 06/26/2012 E $0.000 S0 ($11,550) $108.50
Jul-12 Call NYMEX 11/9/2011 80,000 $4.70 $0.1400 $11,200| 06/26/2012 E $0.000 S0 ($11,200) $124.00
Aug-12 Call NYMEX 7129/2011 70,000 $5.55 0.1860 13,020| 07/26/2012 E $0.000 0 ($13,020) $108.50
Aug-12 Call NYMEX 8/8/2011 60,000 $5.45 0.1780 10,680| 07/26/2012 E $0.000 0 ($10,680) $93.00
Aug-12 Call NYMEX 9/26/2011 70,000 5.20 0.1730 12,110| 07/26/2012 E $0.000 0 ($12,110) $108.50
Aug-12 Call NYMEX 10/14/2011 60,000 5.15 0.1650 $9,900] 07/26/2012E $0.000 0 ($9,900) $93.00
Aug-12 Call NYMEX 11/2/2011 70,000 4.80 50.1460 $10,220| 07/26/2012 E $0.000! $0 ($10,220) $108.50
Sep-12 Call NYMEX 9/6/2011 70,000 5.60 $0.1700 $11,900| 08/28/2012 E $0.000; $0 ($11,200) $108.50
Sep-12 Call NYMEX /612011 70,000 $5.60 $0.1700 $11,900| 08/28/2012 E $0.000] $0 ($11,200) $108.50
Sep-12 Call NYMEX 9/28/2011 60,000 $6.35 $0.1700 $10,200] 08/28/2012 E $0.000] $0 ($10,200) $93.00
Sep-12 Call NYMEX 10/14/2011 70,000 $5.35 $0.1650 $11,550| 08/28/2012 E $0.000 50 ($11,550) $108.50
Sep-12 Call NYMEX 11/912011 70,000 $4.90 $0.1540 $10,780) 08/28/2012 E $0.000 $0 ($10,780) $108.50
Oct-12 Call NYMEX 10/6/2011 210,000 $5.40 $0.1680 $35,280| 09/25/2012 E $0.000 $0 ($35,280) $325.50
Oct-12 Call NYMEX 10/17/2011 70,000 $5.50 $0.1700 $11,900) 09/25/2012 E $0.000 $0 ($11,800) $108.50
Oct-12 Call NYMEX 11/11/2011 70,000 $5.00 $0.1525 $10.675| 09/25/2012 E $0.000 0 (510,675) $108.50
Nov-12 Call NYMEX 11/2/2011 400,000 $5.50 $0.1600 $64,000) 10/26/2012 E $0.000 0 ($64.000) $620.00
Nov-12 Call NYMEX 11/18/2011 100,000 $5.10 $0.1580 $15,900| 10/26/2012 E $0.000 0 (5$15,200) $155.00
SUMMARY: 2,830,000 $472,910] 30! ($472,910)] $4,386.50




